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Chapter 2

Supervised learning

Problem 2.1 To walk “downhill” on the loss function (equation 2.5), we measure its gradient with
respect to the parameters ¢o and ¢1. Calculate expressions for the slopes L/O¢po and OL/D¢1.

Problem 2.2 Show that we can find the minimum of the loss function in closed-form by setting
the expression for the derivatives from problem 2.1 to zero and solving for ¢¢ and ¢ .

Problem 2.3 Consider reformulating linear regression as a generative model so we have x =
gly, @] = po+d1y. What is the new loss function? Find an expression for the inverse function y =
g !z, @] that we would use to perform inference. Will this model make the same predictions
as the discriminative version for a given training dataset {x;,y;}7 One way to establish this is
to write code that fits a line to three data points using both methods and see if the result is the
same.

Answer

We can trivially solve for x by rearranging the equation:

_r—= bo
¢1
The answers are not the same; you can show this by finding equations for the slope and
intercept of the function of line relating = to y and showing they are not the same. Or
you can just try fitting both models to some data. An example is given in figure 2.1 and
the fitted lines are slightly different.

For an intuitive argument to why this is the case, consider fitting a line through
two points. Then we’ll add a third point. The squared distance to this new point
vertically (discriminative case) will not be the same as the squared distance to this point
horizontally (generative case), and so the new point will change the original line to greater
or lesser degree in the two cases.

These two solutions are known as Model-I and Model-1I regression, respectively. In
Model-I regression (the discriminative case), we assume that the errors are in the output
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2 Supervised learning
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Figure 2.1 Answer to problem 2.3. The original discriminative formulation is on
the left and the generative formulation is on the right. The curves are not the
same.

y. In Model-IT regression (the generative case), we assume that the errors are in the
input, x.
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Chapter 3

Shallow neural networks

Problem 3.1 What kind of mapping from input to output would be created if the activation
function in equation 3.1 was linear so that a[z] = ¥ + 127 What kind of mapping would be
created if the activation function was removed, so a[z] = 27

Problem 3.2 For each of the four linear regions in figure 3.3j, indicate which hidden units are
inactive and which are active (i.e., which do and do not clip their inputs).

Problem 3.3 Derive expressions for the positions of the “joints” in function in figure 3.3j in
terms of the ten parameters ¢ and the input x. Derive expressions for the slopes of the four
linear regions.

Answer

The joints correspond to where the three hidden units cross the x axis, which is where o0 +
fe1x = 0. Hence, the joints are at —910/9117 —920/921, —930/031.

The final slopes depend on which hidden units are active and which are not. The slopes for the
four regions are:

03103

01101 + 03103

01101 + 02102 + 03103
01161 + 02102

Problem 3.4 Draw a version of figure 3.3 (from book) where the y-intercept and slope of the third
hidden unit have changed as in figure 3.14 (from book). Assume that the remaining parameters
remain the same.

Problem 3.5 Prove that the following property holds for o € R™:

ReLU[a - 2] = a.- ReLU[z].

This is known as the non-negative homogeneity property of the ReLLU function.
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3 Shallow neural networks
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Figure 3.1 Answer to problem 3.4
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Problem 3.6 Following on from problem 3.5, what happens to the shallow network defined in
equations 3.3 and 3.4 when we multiply the parameters 610 and 611 by a positive constant «
and divide the slope ¢1 by the same parameter a? What happens if « is negative?

Problem 3.7 Consider fitting the model in equation 3.1 using a least squares loss function. Does
this loss function have a unique minimum? i.e., is there is a single “best” set of parameters?

Problem 3.8 Consider replacing the ReLU activation function with (i) the Heaviside step func-
tion heaviside[z], (ii) the hyperbolic tangent function tanh[z], and (iii) the rectangular func-
tion rect[z], where:

0 0
heaviside[z] = Z< ,
1 z>0
0 z2<0
rect[z] = ¢ 1 0<z<1.
0 z>1

Redraw a version of figure 3.3 for each of these functions. The original parameters were: ¢ =
{(bo7 (251, ¢2, ¢3, 910, 911, 9207 9217 030, 931} = {—0‘23, —-1.3,1.3,0.66,—-0.2,0.4,—-0.9,0.9, 1.1, —0‘7}.
Provide an informal description of the family of functions that can be created by neural networks
with one input, three hidden units, and one output for each activation function.

Problem 3.9 Show that the third linear region in figure 3.3 has a slope that is the sum of the
slopes of the first and fourth linear regions.

Answer

You can see this from the answer to problem 3.3.

Problem 3.10 Consider a neural network with one input, one output, and three hidden units. The
construction in figure 3.3 shows how this creates four linear regions. Under what circumstances
could this network produce a function with fewer than four linear regions?

Problem 3.11 How many parameters does the model in figure 3.6 have?

Answer

It has 1 x 444 x 2 = 12 slopes and 4 4 2 = 6 intercepts giving a total of 18 parameters

Problem 3.12 How many parameters does the model in figure 3.7 have?
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3 Shallow neural networks

Problem 3.13 What is the activation pattern for each of the seven regions in figure 3.87 In other
words, which hidden units are active (pass the input) and which are inactive (clip the input)
for each region?

Problem 3.14 Write out the equations that define the network in figure 3.11. There should
be three equations to compute the three hidden units from the inputs and two equations to
compute the outputs from the hidden units.

Problem 3.15 What is the maximum possible number of 3D linear regions that can be created
by the network in figure 3.117

Answer

This is the number of regions created by three the intersections of three planes in 3D space.
The maximum number is eight as in figure 3.10c.

Problem 3.16 Write out the equations for a network with two inputs, four hidden units, and
three outputs. Draw this model in the style of figure 3.11.

Problem 3.17 Equations 3.11 and 3.12 define a general neural network with D, inputs, one
hidden layer containing D hidden units, and D, outputs. Find an expression for the number of
parameters in the model in terms of D;, D, and D,.

Answer

There are D; x D slopes connecting the input to the hidden units and D x D, slopes connecting
the hidden units to the outputs. There are D intercepts feeding into the hidden units and D,
intercepts feeding into the outputs. The total expression is hence:

(Di+1)x D+ (D+1)x D,

Problem 3.18 Show that the maximum number of regions created by a shallow network with D; =
2 dimensional input, D, = 1 dimensional output, and D = 3 hidden units is seven as in fig-
ure 3.8j. Use the result of Zaslavsky(1975) that the maximum number of regions created by
partitioning a D;-dimensional space with D hyperplanes is Zf:io (? ) What is the maximum
number of regions if we add two more hidden units to this model so D = 57

Answer

With three hidden units and two inputs, the computation is:
3 3 3
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11

With five hidden units and two inputs, the computation is:

000
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3 Shallow neural networks
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Chapter 4

Deep neural networks

Problem 4.1 Consider composing the two neural networks in figure 4.1. Draw a plot of the

relationship between the input z and output 3’ for = € [—1,1].
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Figure 4.1 Composition of two networks for problem 4.1. a) The output y of the
first network becomes the input to the second. b) The first network computes
this function with output values y € [—1,1]. c) The second network computes

this function on the input range y € [—1,1].

Answer
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4 Deep neural networks

Figure 4.2 Answer to question 4.1.

The answer is depicted in figure 4.2.

Problem 4.2 Identify the hyperparameters in figure 4.6 (Hint: there are four!)

Problem 4.3 Using the non-negative homogeneity property of the ReLU function (see prob-
lem 3.5), show that:

ReLU [B; +A1-Q1ReLU [By+ Ao - Qox]]=AoA1 - ReLU %ﬂl +Q1ReLU [%/30+90XH ,
oA 0

where Ao and \; are non-negative scalars. From this, we see that the weight matrices can be
re-scaled by any magnitude as long as the biases are also adjusted, and the scale factors can be
re-applied at the end of the network.

Problem 4.4 Write out the equations for a deep neural network that takes D; = 5 inputs, D, = 4
outputs and has three hidden layers of sizes D1 = 20, D2 = 10, and D3 = 7, respectively in
both the forms of equations 4.15 and 4.16. What are the sizes of each weight matrix €2, and
bias vector 3,7

Problem 4.5 Consider a deep neural network with D; = 5 inputs, D, = 1 output, and K = 20
hidden layers containing D = 30 hidden units each. What is the depth of this network? What
is the width?

Problem 4.6 Consider a network with D; = 1 input, D, = 1 output, K = 10 layers, with D = 10
hidden units in each. Would the number of weights increase more if we increased the depth by
one or the width by one? Provide your reasoning.

Problem 4.7 Choose values for the parameters ¢ = {¢o, ¢1, d2, ¢3, 010,011, 020, 021, 030,031 } for
the shallow neural network in equation 3.1 that will define an identity function over a finite
range z € [a, b).
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Problem 4.8 Figure 4.9 shows the activations in the three hidden units of a shallow network
(as in figure 3.3). The slopes in the hidden units are 1.0, 1.0, and -1.0, respectively, and the
“joints” in the hidden units are at positions 1/6, 2/6, and 4/6. Find values of ¢o, ¢1, ¢2, and ¢3
that will combine the hidden unit activations as ¢o + ¢1h1 + p2h2 + ¢3hs to create a function
with four linear regions that oscillate between output values of zero and one. The slope of the
leftmost region should be positive, the next one negative, and so on. How many linear regions
will we create if we compose this network with itself? How many will we create if we compose
it with itself K times?

Answer

In the first region, only hidden unit 3 is active. We need the output to be zero when
x = 0 and one when z = 1/6. This is achieved by setting ¢g = 4 and ¢3 = —6. The
second region has slope ¢ — ¢3. We need it to have slope —6 to bring the function back
down to zero at = 2/6. Hence ¢; = —12. In the third region, the slope is ¢1 + ¢2 — @3
and we need this to take the value 3, to bring the function back to one at « = 4/6. This
implies that ¢o = 9. In the fourth region, the slope is ¢1 + ¢2, and which is -3, which
appropriately brings the function back down to zero at x = 1.

If we compose it with itself, then we will get 4 x 4 = 16 regions as each of the four regions
in the second network will be replicated four times. If we compose it with itself K times,
we get 4% regions.

Problem 4.9 Following problem 4.8, is it possible to create a function with three linear regions
that oscillates back and forth between output values of zero and one using a shallow network
with two hidden units? Is it possible to create a function with five linear regions that oscillates
in the same way using a shallow network with four hidden units?

Answer

It is not possible to create a function with three linear regions that oscillates back and
forth between output values of zero and one using a shallow network with two hidden
units.

However, it is possible to create a function with five linear regions that oscillates in
the same way using a shallow network with four hidden units, and generally, for N > 3
hidden units it’s possible to make a function that oscillates back and forth N + 1 times.

Problem 4.10 Consider a deep neural network with a single input, a single output, and K
hidden layers, each of which contains D hidden units. Show that this network will have a total
of 3D+ 1+ (K —1)D(D + 1) parameters.

Problem 4.11 Consider two neural networks that map a scalar input = to a scalar output y.
The first network is shallow and has D = 95 hidden units. The second is deep and has K = 10
layers, each containing D = 5 hidden units. How many parameters does each network have?
How many linear regions can each network make? Which would run faster?
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4 Deep neural networks

a b) )

1.0
g \
o0
3
(@)

10 hy 28[9104-9111‘] ho :a:HZtl*FHEIW} h3 33[9304‘9311’}

0.0 05 1.0 0.0 05 1.0 0.0 05
Input, = Input, Input,

Figure 4.3 Hidden unit activations for problem 4.8. a) First hidden unit has a
joint at position z = 1/6 and a slope of one in the active region. b) Second hidden
unit has a joint at position z = 2/6 and a slope of one in the active region. c)
Third hidden unit has a joint at position z = 4/6 and a slope of minus one in the

active region.

Answer

1.0

Using the formula from problem 4.10, the shallow network has 3x95+1 = 286 parameters,
and the second network has 3 x 5+ 14 (9 x 5 X 6) = 286 parameters. They are both the

same.

The shallow network can create 96 regions; since there is just one input, each hidden
unit creates one joint, for a total of 95 joints separating 96 linear regions. The number
of linear regions for the deep network is given by equation 4.17 and is 60,466,176.

In principle, the shallow network will be faster to run on modern hardware as the

computation is more parallel.
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Chapter 5

Loss functions

Problem 5.1 Show that the logistic sigmoid function sig[z] maps z = —oo to 0, z = 0 to 0.5
and z = oo to 1 where:

. 1
sig[z] = Trowld

Problem 5.2 The loss L for binary classification for a single training pair {x,y} is:
L = (1-y)logl —sig[f[x, ¢]]] + ylog [siglf[x, #]]] ,

where sig[e] is defined in equation 5.1. Plot this loss as a function of the transformed network
output sig[f[x, ¢]] € [0,1] (i) when the training label y = 0 and (ii) when y = 1.

Problem 5.3 Suppose we want to build a network that predicts the direction y in radians of the
prevailing wind based on local measurements of barometric pressure x. A suitable distribution
over circular domains is the von Mises distribution (figure 5.13 from book):

exp [k cos[y — p]]

P =
r(ylp, k) 27 - Besselg[x]

where p is a measure of the mean direction and x is a measure of the concentration (i.e., the
inverse of the variance). The term Besselg[x] is a modified Bessel function of order 0.

Use the recipe from section 5.2 to develop a loss function for learning the parameter p of a
model {[x, ¢] to predict the most likely wind direction. Your solution should treat the concen-
tration k as constant. How would you perform inference?

Answer

exp|k cosly; — f[x, ¢]H}

~log { 27 - Besselg[x]

2
Z(—m cosly; — f[xq, @]] + log [Besselo[fcﬂ).
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5 Loss functions

which can be simplified to:

I
L= Z — cosly; — f[xi, @],

by removing constant additive and multiplicative factors.

To perform inference you would take the maximum of the distribution which is just the predicted
parameter p. This may be out of the range [—7, 7], in which case we would add / remove
multiples of 27 until it is in the original range.

Problem 5.4 Sometimes, the predictions y for a given input x are naturally multimodal as
in figure 5.14a from book; there is more than one valid prediction for a given input. In this
case, we might use a weighted sum of normal distributions as the distribution over the output.
This is known as a mixture of Gaussians model . For example, a mixture of two Gaussians has
distribution parameters @ = {\, p1,0%, 12,03} is defined by:

(g — 2 1—\ A 2
PT(?JM:MI»M%U%’CTS) = (y ‘ul) :| + (y HQ) :| )

A
exp exp
\/ 27T0% [ 20’% \/ 27T0§ [ 20’%

where A € [0,1] controls the relative weight of the two normal distributions, which have
means p1, iz and variances o3, 02, respectively. This model can represent a distribution with
two peaks (figure 5.14b from book) or a distribution with one peak but a more complex shape
(figure 5.14c¢ from book).

Use the recipe from section 5.2 to construct a loss function for training a model flz, ¢] that
takes input x, has parameters ¢, and predicts a mixture of two Gaussians. The loss should be
based on I training data pairs {z;, y;}. What possible problems do you foresee when we perform
inference in this model?

Answer

The loss function can be written as:

I
_ siglfu[xi, @] [ =(yi = f2[xs, ¢))? 1 —siglfifxi, @] | =i —falxi, ¢))?
Li ;10 [\/Zng[xi,(f)]? P 2f3[xi7¢}2 + 27rf5[xi,¢)]2 P 2f5[xi7¢}2

Inference is slightly more tricky as there is no simple closed form expression for the mode of this
distribution. We might have to find it using optimization. See http://www.cs.toronto.edu/
~miguel/research/GMmodes.html for further details.
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Problem 5.5 Consider extending the model from problem 5.3 to predict the wind direction using
a mixture of two von Mises distributions. Write an expression for the likelihood Pr(y|@) for this
model. How many outputs will the network need to produce?

Problem 5.6 Consider building a model to predict the number of pedestrians y € {0,1,2,...}
that will pass a given point in the city in the next minute, based on data x that contains
information about the time of day, the longitude and latitude, and the type of neighborhood.
A suitable distribution for modeling counts is the Poisson distribution (figure 5.15 from book).
This has a single parameter A > 0 called the rate that represents the mean of the distribution.
The distribution has probability density function:

Are?
k!

Use the recipe in section 5.2 to design a loss function for this model assuming that we have
access to I training pairs {x;,y;}.

Problem 5.7 Consider a multivariate regression problem where we predict 10 outputs so y €
R'° and model each with an independent normal distribution where the means jiq are pre-
dicted by the network, and variances o are all the same. Write an expression for the like-
lihood Pr(y|f[x, ¢]) for this model. Show that minimizing the negative log-likelihood of this
model is still equivalent to minimizing a sum of squared terms if we don’t estimate the vari-
ance o°.

Problem 5.8 Construct a loss function for making multivariate predictions y based on indepen-
dent normal distributions with different variances o2 for each dimension. Assume that this is a
heteroscedastic model so that both the means g and variances o3 change as a function of the
data.

Answer

S eXp

 (yia — f1a[xq, ¢])2”
2f2d[xi,¢]2 '

Zlog H \/27sz¢ Xi, @

where f14[x;, @] predicts the mean of the d'h dimension and fa4[x;, ¢]® predicts the variance.

Problem 5.9 Consider a multivariate regression problem in which we predict the height of an
individual in meters and their weight in kilos from some data x. Here, the units take quite
different values. What problems do you see this causing? Propose two solutions to these
problems.

Answer

The height uses different units than the weight and the numbers will be smaller. Consequently,
the least squares loss will focus much more on the weight than the height. Two possible solutions
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5 Loss functions

are (i) to rescale the outputs so that they have the same standard deviation, build a model
that predicts the rescaled outputs, and scale them back after inference or (ii) learn a separate
variance for the two dimensions so that the model can automatically take care of this. The
second approach can be done in either a homoscedastic or heteroscedastic context.

Problem 5.10 Extend the model from problem 5.3 to predict both the wind direction and the
wind speed and define the associated loss function.
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Chapter 6

Fitting models

Problem 6.1 Show that the derivatives of the least squares loss function in equation 6.5 are
given by the expressions in equation 6.7.

Problem 6.2 A surface is convex if the eigenvalues of the Hessian H[¢] are positive everywhere.
In this case, the surface has a unique minimum, and optimization is easy. Find an algebraic
expression for the Hessian matrix,

2L _9°L_
_ 042 0¢00d1
H[¢] = 0L %L ’
991000 993

for the linear regression model (equation 6.5). Prove that this function is convex by showing
that the eigenvalues are always positive. This can be done by showing that both the trace and
the determinant of the matrix are positive.

Problem 6.3 Compute the derivatives of the least squares loss L[¢] with respect to the Gabor
model (equation 6.8).

Problem 6.4 The logistic regression model uses a linear function to predict which of two
classes y € {0,1} an input x belongs to. For a 1D input and a 1D output, it has two pa-
rameters, ¢o and ¢1, and is defined by:

Pr(y = 1]z) = sig[¢o + ¢1,
where sig[e] is the logistic sigmoid function:

1

sig[z] = TFepld

(i) Plot y against = for this model for different values of ¢o and ¢; and explain the qualitative
meaning of each parameter. (ii) What is a suitable loss function for this model? (iii) Compute
the derivatives of this loss function with respect to the parameters. (iv) Generate ten data points
from a normal distribution with mean -1 and standard deviation 1 and assign the label y = 0 to
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6 Fitting models

them. Generate another ten data points from a normal distribution with mean 1 and standard
deviation 1 and assign the label y = 1 to these. Plot the loss as a heatmap in terms of the two
parameters ¢o and ¢1. (v) Is this loss function convex? How could you prove this?

Answer

(i) The result looks like a sigmoid function which shifts to the left as we increase ¢ and
gets steeper as we increase ¢;.

(ii) The binary cross entropy loss:

1
L[¢) = 3 —(1 ~ y) log| 1 — siglén + d1a]] — yilog sigléo + d1a]

i=1

(iii) The derivatives of the sigmoid function is:

Osiglz] exp[—z]

0z (1 + exp[—2])?

It follows that the derivatives of the loss function are:

oL _ 2[: ( 1—y; B Yi > expl—¢o — P12)
9o — \1—sigldo + dras]  sig[go + d1ai] ) (1+ exp[—do — d1:)
oL _ - ( L—yi _ Yi > T; - exp[—¢o — P17
oL = \1- siglgo + ¢rz;]  sigloo + drzi] ) (1 + exp[—¢o — d124)?

(iv) The heatmap is shown in figure 6.1 (will differ depending on random numbers drawn).

(v) Tt is convex as can be seen in figure 6.1. You could prove this by examining the
Hessian matrix.

Problem 6.5 Compute the derivatives of the least squares loss with respect to the ten parameters
of the simple neural network model introduced in equation 3.1:

flz, ] = ¢o + $1a[010 + O112] + Pp2a[f20 + O21x] + Pp3alfz0 + O31].
Think carefully about what the derivative of the ReLU function a[e] will be.

Answer
The derivative of a least squares loss for function f[z, ¢] is given by:
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Figure 6.1 Loss function for logistic regression model in 6.4.

oL ol 8]
875]- = -2 zi:(y — flz, ¢])T¢Sj'

The derivative of the ReLU is zero if the input z is less than zero and one if the input z
is greater than zero, which we can write as I[z > 0]. The derivative terms can hence be
written as:
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Oflwi, 8] _
oo
56, = a[@lo + 911371]
T@ = 3[020 + 921x1]
oflxi, ¢] ;
8¢3 = a[030 + 931331]
8f 75
% = ¢1 001 + 0112 > 0]
Azi @] _ ¢1 - @i 1[bho + 01z > 0]
0014
8f 75
% = 21l + 0312 > 0]
oflei @] _ P2 - @i - I[20 + O212: > 0]
002,
Mei L gy + 31 > 0
003
Oz, ] = ¢3-x; - [[030 + O312; > 0]
003,

Problem 6.6 Which of the functions in figure 6.11 from the book is convex? Justify your
answer. Characterize each of the points 1-7 as (i) a local minimum, (ii) the global minimum, or
(iii) neither.

Problem 6.7 The gradient descent trajectory for path 1 in figure 6.5a oscillates back and forth
inefficiently as it moves down the valley toward the minimum. It’s also notable that it turns at
right angles to the previous direction at each step. Provide a qualitative explanation for these
phenomena. Propose a solution that might help prevent this behavior.

Answer

The direction must turn at right angles — if the slope was still moving downhill at all in
the current direction, then we should continue moving forward in the previous stage. The
oscillation happens because the trajectory slightly overshoots the center of a descending
valley. It has to turn at right angles, and then overshoots again in the other direction
and so on. There are many ways to avoid this behaviour including using the Newton
method which takes account of the second derivative, or using a momentum term, which
averages out these oscillations.
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Problem 6.8 Can (non-stochastic) gradient descent with a fized learning rate escape local min-
ima?

Answer

Yes! The distance moved just depends on the gradient at the current point and the
learning rate. The movement pays no attention to whether it crosses from valley to
valley. Usually, the learning rate is very small though, so this may not actually happen
in practice.

Problem 6.9 We run the stochastic gradient descent algorithm for 1,000 iterations on a dataset
of size 100 with a batch size of 20. How many epochs are we running the algorithm for?

Problem 6.10 Show that the momentum term m, (equation 6.11) is an infinite weighted sum
of the gradients at the previous iterations and derive an expression for the coefficients (weights)
of that sum.

Problem 6.11 What dimensions will the Hessian have if the model has one million parameters?
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Chapter 7

Gradients and initialization

Problem 7.1 A two-layer network with two hidden units in each layer can be defined as:

y = ¢o+ ¢1aor + Y11a[for + b112] + Yoralfoz + O122]]
+d2altpoz + 12alfo1 + O0112] + Y22a[bo2 + O127]],

where the functions afe] are ReLU functions. Compute the derivatives of the output y with
respect to each of the 13 parameters @, fes, and 1bee directly (i.e., not using the backpropagation
algorithm). The derivative of the ReLU function with respect to its input da[z]/0z is the
indicator function I[z > 0], which returns one if the argument is greater than zero and zero
otherwise (figure 7.6).

Problem 7.2 Find an expression for the final term in each of the five chains of derivatives in
equation 7.12.

Problem 7.3 What size are each of the terms in equation 7.197

Problem 7.4 Calculate the derivative 9¢; /0 f[x;, @] for the least squares loss function:
b= (yi — flxi, ¢])*.

Problem 7.5 Calculate the derivative 8¢;/0f[x;, ¢] for the binary classification loss function:

£; = —(1 —y:)log[1 — siglf[x;, P]]] — vi log [sig|f[x:, P]]] ,

where the function sig[e] is the logistic sigmoid and is defined as:

. 1
sig[z] = TFowld
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7 Gradients and initialization

Problem 7.6 Show that for z = 8 + Qh:

o
6hin’

where 9z/0h is a matrix containing the term 9z;/8h; in its it" column and j** row. To do this,

first find an expression for the constituent elements dz;/0h;, and then consider the form that
the matrix dz/0h must take.

Answer

We have:
zi=Pi+ Y wijh;
J

and so when we take the derivative, we get:

9z
oh,

This will be at the i*" column and j** row (i.e., at position j,i) of the matrix dz/0h,
which is hence Q7.

Problem 7.7 Consider the case where we use the logistic sigmoid (see equation 7.1) as an
activation function, so h = sig[f]. Compute the derivative Oh/df for this activation function.
What happens to the derivative when the input takes (i) a large positive value and (ii) a large
negative value?

Problem 7.8 Consider using (i) the Heaviside function and (ii) the rectangular function as
activation functions:

0 0
Heaviside[z] = z< ,
1 z2>0
and
0 z2<0
rect[z] = ¢ 1 0<z<1.
0 z>1

Discuss why these functions are problematic for neural network training with gradient-based
optimization methods.
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Problem 7.9 Consider a loss function £[f], where f = 3 + ©2h. We want to find how the loss
¢ changes when we change €2, which we’ll express with a matrix that contains the derivative
d0/09; at the i*" row and j' column. Find an expression for 8f;/0€;; and using the chain
rule, show that:

o _ 0ty
o of
Answer
‘We have
fi=06i+ Zﬂijhj7
J
and so:
ofi
o, hj.

Using the chain rule, we have

ot ol Of; ol

o;  Of; 0,  Of; hy

Converting back to vector form, we have

o _ g
o of

as required.

Problem 7.10 Derive the equations for the backward pass of the backpropagation algorithm for
a network that uses leaky ReLU activations, which are defined as:

z2<0

a[z] = ReLU[z] = “rE ,
z z2>0
where « is a small positive constant (typically 0.1).

Answer

The Leaky RELU has a gradient of +1 when the input is greater than zero and o when it is less.
The backpropagation equations (equation 7.23) will hence be the same, except for the update:

ol
Off—1

_ T@& Taéz
= ]I[fk71 > 0] © <Qk 8fk> +H[fk71 < 0} [OX¢ (Qk afk)
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7 Gradients and initialization

Problem 7.11 Consider the training a network with fifty layers, where we only have enough
memory to store the values at every tenth hidden layer during the forward pass. Explain how
to compute the derivatives in this situation using gradient checkpointing.

Problem 7.12 This problem explores computing derivatives on general acyclic computational
graphs. Consider the function:

y = exp [exp[z] + exp[m]z] + sinfexplxz] + exp[z]?].

We can break this down into a series of intermediate computations so that:

fi = explz]
fro= fi

fz = fi+f
fa = exp[fs]
fs = sin[fs]
y = fat+fs.

The associated computational graph is depicted in figure 7.9 in the book. Compute the deriva-
tive y/dx by reverse-mode differentiation. In other words, compute in order:

oy oy oy oy oy o
Ofs  Ofs’ Ofs Of2" Of1 ox’

using the chain rule in each case to make use of the derivatives already computed.

Answer

The derivatives are:

-

2=

3%1"/3 - %% %g;zzexp[fz]—kcos[fd

2= QOB il + cosl ]

% N %%ﬁ + %%ﬁf = explfs] + cos[f3] + 21 (exp|f3] + cos(fs])
% N %% = expla] (explfs] + cos[fs] + 2f1 (exp[fs] + cos[fs])) -
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Problem 7.13 For the same function in problem 7.12, compute the derivative dy/0z by forward-

mode differentiation. In other words, compute in order:
Of 0f: 0fs Ofs Ofs Oy
Oz’ 9z’ Oz’ Oz’ Ox’ oz’

using the chain rule in each case to make use of the derivatives already computed. Why do

we not use forward-mode differentiation when we calculate the parameter gradients for deep

networks?

Answer

The derivatives are:

% = explz]

L~ 2 el

& — ZhOL L ZROE gl

% _ %% — exple](1+2/1) explfs]

%J;s - g;z % = expla] (1 + 2/1) cosfs]

b 379% + %%i — expla] (explfa] + coslfs] + 2f1 (explfa] + coslfa]))
Problem 7.14 Consider a random variable a with variance Var[a] = o> and a symmetrical

distribution around the mean E[a] = 0. Prove that if we pass this variable through the ReLU
function:

0 a<0

bzReLU[a}z{ >0’
a a>

then the second moment of the transformed variable is E[b%] = o2/2.

Problem 7.15 What would you expect to happen if we initialized all of the weights and biases
in the network to zero?

Problem 7.16 Implement the code in figure 7.8 in PyTorch and plot the training loss as a
function of the number of epochs.

Problem 7.17 Change the code in figure 7.8 to tackle a binary classification problem. You will
need to (i) change the targets y so they are binary, (ii) change the network to predict numbers
between zero and one (iii) change the loss function appropriately.
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Chapter 8

Measuring performance

Problem 8.1 Will the multi-class cross-entropy training loss in figure 8.2 ever reach zero? Explain
your reasoning.

Problem 8.2 What values should we choose for the three weights and biases in the first layer of
the model in figure 8.4a so that the responses at the hidden units are as depicted in figures 8.4b—
d?

Problem 8.3 Given a training dataset consisting of I input/output pairs {z;,y;}, show how the
parameters {3, w1,ws2,ws} for the model in figure 8.4a using the least squares loss function can
be found in closed form.

Answer

The key is that the first part of the network is now deterministic; we can compute the activations
at the three hidden units for any input. Denoting these by hi,hs and hs, we now have a linear
regression problem:

yi = B+ wihi + waha; + wshsg,

where ¢ indexes the training data.

Problem 8.4 Consider the curve in figure 8.10b at the point where we train a model with a
hidden layer of size 200, which would have 50,410 parameters. What do you predict will happen
to the training and test performance if we increase the number of training examples from 10,000
to 50,4107

Problem 8.5 Consider the case where the model capacity exceeds the number of training data
points, and the model is flexible enough to reduce the training loss to zero. What are the impli-
cations of this for fitting a heteroscedastic model? Propose a method to resolve any problems
that you identify.
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8 Measuring performance

Problem 8.6 Show that the angle between two random samples from a 1000-dimensional stan-
dard Gaussian distribution is are orthogonal with high probability.

Problem 8.7 The volume of a hypersphere with radius r in D dimensions is:

D aD/2
Vol[r] = TPk

where I'[e] is the Gamma function. Show using Stirling’s formula that the volume of a hyper-
sphere of diameter one (radius 7=0.5) becomes zero as the dimension increases.

Problem 8.8 Consider a hypersphere of radius » = 1. Show the proportion of the total volume
in the 1% of the radius closest to the surface of the hypersphere becomes one as the dimension
increases.

Answer

Volume of hypersphere of radius r = 1 is given by:

xD/2
Vi= o
T[D/2+ 1]

Volume of hypersphere of radius r = 0.99 is given by:

0.99P 7 P/2

Yo = TR+

The proportion p in the last one percent is hence:

Vi — V.99 D
= —— """ =1-0.99".
b Vi

which tends to one as D — oo.

Problem 8.9 Figure 8.13c in the book shows the distribution of distances of samples of a standard
normal distribution as the dimension increases. Empirically verify this finding by sampling from
the standard normal distributions in 25, 100, and 500 dimensions and plotting a histogram of the
distances from the center. What closed-form probability distribution describes these distances?
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Chapter 9

Regularization

Problem 9.1 Consider a model where the prior distribution over the parameters is a normal
distribution with mean zero and variance 0(21, so that

J
2
Pr(¢) = H Normy, [0, o).
j=1
where j indexes the model parameters. When we apply a prior, we maximize Hf:l Pr(yi|xi, ¢)Pr(¢).
Show that the associated loss function of this model is equivalent to L2 regularization.

Problem 9.2 How do the gradients of the loss function change when L2 regularization (equa-
tion 9.5) is added?

Problem 9.3 Consider a linear regression model y = ¢o + ¢1x where x is the input, y is the
output, and ¢o and ¢; are the intercept and slope parameters, respectively. Assume we have I
training examples {z;,y;} and use a least squares loss. Consider adding Gaussian noise with
mean zero and variance o2 to the inputs x; at each training iteration. What is the expected
gradient update?

Answer

The effective loss function is now:

I
L = Z(qﬁo + o1 (i + &) — yi)®
i=1
I
= Z(qﬁo + P17 —Yi + ¢1€i)2
L; , ,
= Z(¢0 + 1z — yi)Q + (JS% Z E? + 2¢1 Z(¢O + dr1xi — yi)es

i=1 i=1 =1
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9 Regularization

where ¢; is the noise value that was added to the i*" examples. Taking expectations, and noting
that E[e;] = 0 and E[¢?] = 02, we get:

I I

]E[f/} Z(¢0 + ¢1x; *yi)Q +¢%ZG§

=1 =1

L+ (I2) ¢3,

which is equivalent to applying L2 regularization with constant A\ = Io2.

Problem 9.4 Derive the loss function for multi-class classification when we use label smoothing so
that the target probability distribution has 0.9 at the correct class and the remaining probability
mass of 0.1 is divided between the remaining D, — 1 classes.

Answer

The probability of the data is now:

Pr(ys|xi, ¢) = 0.9 - softmaxy, [f[x:, @]] + Z i T softmax. [f[x;, ¢]],

z€{1...Dy}\y; °

and the loss function is the negative log probability of this quantity.

Problem 9.5 Show that the weight decay parameter update with decay rate \':

oL

o¢’

on the original loss function L[¢] is equivalent to a standard gradient update using L2 regular-
ization so that the modified loss function L[¢] is:

p—(1-Nop—-a

- A 9
Lio] = L AN
[#] = Lig] + 5 zk: o
where ¢ are the parameters, and « is the learning rate.

Problem 9.6 Consider a model with two parameters ¢ = [¢, ¢;]7. Draw the L0, L%, L1, and
L2 regularization terms in a similar form to that shown in figure 9.1b.
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Chapter 10
Convolutional networks

Problem 10.1 Show that the operation in equation 10.3 is equivariant with respect to translation.

Answer

fi[t[x]] = wiTic14r + W2Zitr + W3Tig14r = firr[x] = t[fi[x]]

Problem 10.2 Equation 10.3 defines 1D convolution with a kernel size of three, stride of one,
and dilation one. Write out the equivalent equation for the 1D convolution with a kernel size of
three and a stride of two as pictured in figure 10.3a—b.

Problem 10.3 Write out the equation for the 1D dilated convolution with a kernel size of three
and a dilation rate of two, as pictured in figure 10.3d.

Problem 10.4 Write out the equation for a 1D convolution with kernel size seven, dilation rate
of three, and stride of three.

Problem 10.5 Draw weight matrices in the style of figure 10.4d for (i) the strided convolution
in figure 10.3a-b, (ii) the convolution with kernel size 5 in figure 10.3c, and (iii) the dilated
convolution in figure 10.3d.

Problem 10.6 Draw a 12x6 weight matrix in the style of figure 10.4d relating the inputs z1, ..., s
to the outputs hi, ..., hi2 in the multi-channel convolution as depicted in figures 10.5a—b.

Answer

The answer is depicted in figure 10.1a.
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10 Convolutional networks

hi hy h3 hy hs he hy hg hg highi1hia

a) T1 Ty T3 T4 Ty T b)
hy
ha
hs
hy
hs
he
h7
hs

/
1
/
2
/
3

1
5
i

6

Figure 10.1 Answer to a) problem 10.6 and b) problem 10.7.

Problem 10.7 Draw a 6 x 12 weight matrix in the style of figure 10.4d relating the inputs h1, ..., hi2
to the outputs Aj,...,hs in the multi-channel convolution in figure 10.5c.

Answer

The answer is depicted in figure 10.1b.

Problem 10.8 Consider a 1D convolutional network where the input has three channels. The
first hidden layer is computed using a kernel size of three and has four channels. The second
hidden layer is computed using a kernel size of five and has ten channels. How many biases and
how many weights are needed for each of these two convolutional layers?

Problem 10.9 A network consists of three 1D convolutional layers. At each layer, a zero-padded
convolution with kernel size three, stride one, and dilation one is applied. What size is the
receptive field of the hidden units in the third layer?

Problem 10.10 A network consists of three 1D convolutional layers. At each layer, a zero-
padded convolution with kernel size seven, stride one, and dilation one is applied. What size is
the receptive field of hidden units in the third layer?

Problem 10.11 Consider a convolutional network with 1D input x. The first hidden layer H; is
computed using a convolution with kernel size five, stride two, and a dilation rate of one. The
second hidden layer Hj is computed using a convolution with kernel size three, stride one, and
a dilation rate of one. The third hidden layer Hj3 is computed using a convolution with kernel
size five, stride one, and a dilation rate of two. What are the receptive field sizes at each hidden
layer?
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Problem 10.12 The 1D convolutional network in figure 10.7 was trained using stochastic gradient
descent with a learning rate of 0.01 and a batch size of 100 on a training dataset of 4,000 examples
for 100,000 steps. How many epochs was the network trained for?

Problem 10.13 Draw a weight matrix in the style of figure 10.4d that shows the relationship
between the 24 inputs and the 24 outputs in figure 10.9 from the book.

Problem 10.14 Consider a 2D convolutional layer with kernel size 5x5 that takes 3 input
channels and returns 10 output channels. How many convolutional weights are there? How
many biases?

Problem 10.15 Draw a weight matrix in the style of figure 10.4d that samples every other
variable in a 1D input (i.e., the 1D analog of figure 10.11a). Show that the weight matrix for
1D convolution with kernel size three and stride two is equivalent to composing the matrices for
1D convolution with kernel size three and stride one and this sampling matrix.

Problem 10.16 Consider the AlexNet network (figure 10.16 in book). How many parameters are
used in each convolutional and fully connected layer? What is the total number of parameters?

Answer

e Between the image and first layer, there are 3 x 96 x 11 x 11 = 34,848 weights and 96
biases.

e Between the first layer and second layer, there are 96 x 256 x 5 x 5 = 614, 400 weights 256
biases

e Between the second layer and third layer, there are 256 x 384 x 3 x 3 = 884, 736 weights
and 384 biases.

e Between the third layer and fourth layer, there are 384 x 384 x 3 x 3 = 1,327,104 weights
and 384 biases

e Between the fourth layer and fifth layer, there are 384 x 256 x 3 x 3 = 884,736 weights
and 256 biases

e At the end of the last convolutional layer, the representation is halved in size by the
maxpool operation. Rounding, down, it now has size 6 X 6 x 256 = 9,216. So there are
9,216 x 4096 = 37,748, 736 weights and 4096 biases

e Between the next two fully connected layers, there are 4096 x 4096 = 16,777,216 weights
and 4096 biases.

e Between the last two fully connected layers, there are 4096 x 1000 = 4,096,000 weights
and 1000 biases.

Summing all these together, we get the total number of parameters is 34, 848 + 96 + 614, 400 +
256 + 884,736 + 384 + 1,327,104 + 384 + 884, 736 + 256 + 37,748,736 + 4096 + 16,777,216 +
4096 + 4, 096, 000 + 1000 = 62, 378, 344 parameters.

This is not quite what they claim in the paper. This might possibly be because of the way they
trained across multiple GPUs. If anyone sees a mistake in my calculations or can explain this,
then please get in touch.
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Update: It turns out this is because Krizhevsky et al. (2012) actually had more than one
version of their network and these differ a bit in their parameters. (Single GPU version/Dual
GPU version). These computations are for the dual GPU model.

Problem 10.17 What is the receptive field size at the first three layers of AlexNet (i.e., the first
three orange blocks in figure 10.16 in the book)?

Problem 10.18 How many weights and biases are there at each convolutional layer and fully
connected layer in the VGG architecture (figure 10.17 in the book)?

Problem 10.19 Consider two hidden layers of size 224x224 with C; and C5 channels, respec-
tively, connected by a 3x3 convolutional layer. Describe how to initialize the weights using He
initialization.

Answer

He initialization is based on the number of weights that contribute to each hidden unit. In this
case, there would be Cy x 3 x 3 weights contributing to each hidden unit, so we would initialize
with mean zero and a variance of 2/9C1.
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Chapter 11

Residual networks

Problem 11.1 Derive equation 11.5 from the network definition in equation 11.4.

Problem 11.2 Unraveling the four block network in figure 11.4a produces one path of length
zero, four paths of length one, six paths of length two, four paths of length three, and one path
of length four. How many paths of each length would there be if with (i) three residual blocks
and (ii) five residual blocks? Deduce the rule for K residual blocks.

Problem 11.3 Show that the derivative of the network in equation 11.5 with respect to the first
layer fi[x] is given by equation 11.6.

Problem 11.4 Explain why the values in the two branches of the residual blocks in figure 11.6a
in the book are uncorrelated. Show that the variance of the sum of uncorrelated variables is the
sum of their individual variances.

Answer

They are uncorrelated because the input to the main branch of the residual block is multiplied
by the weight matrix, which is normally distributed with mean zero. This can equally multiply
by a positive or negative number so they are uncorrelated.

The mean of a sum z = x + y of variables x and y is given by:

E[z] = Elz] + Efy] = o + 1y

The variance of a sum z = z 4 y of variables z and y is given by:

(z — E[2])?]

(+y — pa — 1)’

= El((x— pa) + ( — 1))

= El(@ — p)?’] +E[(y — p)?] + 2E[(z — pz) (y — )]
= Var[z] + Var[y] 4+ Covar[z, y|

Var[z] = E]|
E[
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The covariance is zero if the variables are uncorrelated and so variance is the sum of the indi-
vidual variances.

Problem 11.5 The forward pass for batch normalization given a batch of scalar values {z;}1_,
consists of the following operations (figure 11.15 from book):

f1 =E[z] fs=Vfi+e

fao=xi— f1 foe=1/fs
fsi = f3i fri = fai x fe
fa = E[fsi] zi = fri Xy +9,

where E[z;] = 13,2 Write Python code to implement the forward pass. Now derive the
algorithm for the backward pass. Work backward through the computational graph computing
the derivatives to generate a set of operations that computes 9z;/9z; for every element in the
batch. Write Python code to implement the backward pass.

Answer

Answer can be found here.

Problem 11.6 Consider a fully connected neural network with one input, one output, and ten
hidden layers, each of which contains twenty hidden units. How many parameters does this
network have? How many parameters will it have if we place a batch normalization operation
between each linear transformation and ReLLU?

Problem 11.7 Consider applying an L2 regularization penalty to the weights in the convolutional
layers in figure 11.7a, but not to the scaling parameters of the subsequent BatchNorm layers.
What do you expect will happen as training proceeds?

Answer

The penalty will prefer small values for the weights, and this will be compensated for by the
BatchNorm scaling. Eventually, the weights will become very small, and this may cause numer-
ical problems.

Problem 11.8 Consider a convolutional residual block that contains a batch normalization oper-
ation, followed by a ReLU activation function, and then a 3x3 convolutional layer. If the input
and output both have 512 channels, how many parameters are needed to define this block? Now
consider a bottleneck residual block that contains three batch normalization/ReLU /convolution
sequences. The first uses a 1x1 convolution to reduce the number of channels from 512 to
128. The second uses a 3x3 convolution with the same number of input and output channels.
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The third uses a 1x1 convolution to increase the number of channels from 128 to 512 (see
figure 11.17b). How many parameters are needed to define this block?

Problem 11.9 The U-Net is completely convolutional and can be run with any sized image after
training. Why do we not train with a collection of arbitrary sized images?
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Chapter 12

Transformers

Problem 12.1 Consider a self-attention mechanism that processes N inputs of length D to
produce N outputs of the same size. How many weights and biases are used to compute the
queries, keys, and values? Assume that all three quantities are also of length D. How many
attention weights a[e, ] will there be? How many weights and biases would there be in a fully
connected shallow network relating all DN inputs to all DN outputs?

Problem 12.2 Why might we want to ensure that the input to the self-attention mechanism is
the same size as the output?

Problem 12.3 Show that the self-attention mechanism (equation 12.8) is equivariant to a per-
mutation XP of the data X, where P is a permutation matrix. In other words, show that:

Sa[XP] = Sa[X]P.

Answer

Sa[XP] = (8,17 + Q,XP)Softmax|(3,1" + Q,XP)" (3,17 + Q,:XP)]
(8,1TP + Q,XP)Softmax|(3,17P + Q,XP)" (3,1TP + Q;XP)]

= (8,17 + Q,X)PSoftmax[P* (3,17 + Q,X)T (8,17 + Q:.X)P]
(8,17 + 2, X)PP'Softmax[(8,1" + 2,X)" (8,17 + Q:X)|P
(8,17 + 2,X)Softmax[(3,1" + Q,X)T (8,17 + Q. X)|P

= SaX|P
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Problem 12.4 Consider the softmax operation:

e )
yi = softmax;[z] = %,
Zj:l explz;]
in the case where there are five inputs with values: z1 = —3, 22 = 1, 23 = 100, 24 = 5, 25 = —1.

Compute the 25 derivatives, dy; /0z; for all ¢,j € {1,2,3,4,5}. What do you conclude?

Problem 12.5 Why is implementation more efficient if the values, queries, and keys in each of
the H heads each have dimension D/H where D is the original dimension of the data?

Problem 12.6 BERT was pre-trained using two tasks. The first task requires the system to pre-
dict missing (masked) words. The second task requires the system to classify pairs of sentences
as being adjacent or not in the original text. Identify whether each of these tasks is generative
or contrastive (see section 9.3.6 in the book). Why do you think they used two tasks? Propose
two novel contrastive tasks that could be used to pre-train a language model.

Problem 12.7 Consider adding a new token to a precomputed masked self-attention mechanism
with N tokens. Describe the extra computation that must be done to incorporate this new
token.

Problem 12.8 Computation in vision transformers expands quadratically with the number of
patches. Devise two methods to reduce the computation using the principles from figure 12.15.

Problem 12.9 Consider representing an image with a grid of 16 x 16 patches, each represented by
a patch embedding of length 512. Compare the amount of computation required in the DaViT
transformer to perform attention (i) between the patches, using all of the channels, and (ii)
between the channels, using all of the patches.

Problem 12.10 Attention weights are usually computed as:
exp [k.an}
Zﬁle exp [krTn'q"] .

Consider replacing exp [k, qn] with the dot product glkm]”g[dan] where g[e] is a nonlinear
transformation. Show how this makes the computation of the attention weights more efficient.

a[Xm,Xn] = softmax, [k%qn] =

Answer

g [km]” glqn] B g [km]” g lan]

CL[Xm, Xn] = N ==

Sherelkol glan (SN glon]”) glad)

Using this formulation, we can compute the summation before the dot product. In practice,
this means that the computation of the attentions is reduced from O[NZD] to O[ND].

See equations 12-14 of this blog for more details.
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Chapter 13
Graph neural networks

Problem 13.1 Write out the adjacency matrices for the two graphs in figure 13.2.

Problem 13.2 Draw graphs that correspond to the following adjacency matrices:

A= and A, =

[N eNelell N =
O F=F=OO =
= =0 O O O
——_0 O OO
_— O O OO~k O
SO O - =O
OO FHRF OO
—_ OO R R OO
SO~ =OO
[N elNelBelNoeoll S
=== O O =
—_ o o= OO
—oorRrOoOOO
O R FHMH=OO -

Answer

See figure 13.1.

Problem 13.3 Consider the two graphs in figure 13.2. How many ways are there to walk from
node one to node two in (i) three steps and (ii) seven steps?

a) @—@ b)
[ & R
g‘@&o g’ﬁ@x
® B S
Figure 13.1 Solutions to problem 13.2.
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13 Graph neural networks

Figure 13.2 Graphs for problems 13.1, 13.3, and 13.8.

Answer

To calculate, multiply adjacency matrix by itself K times. For the first graph (i) 9 and (ii) 879.
For the second graph (i) 3 and (ii) 203.

Problem 13.4 The diagonal of A? in figure 13.4c in the book contains the number of edges that
connect to each corresponding node. Explain this phenomenon.

Problem 13.5 What permutation matrix is responsible for the transformation between the graphs
in figures 13.5a—c and figure 13.5d-f?

Problem 13.6 Prove that:

sig [ﬁK + wKHKl] = Sig [BK + wKHKPl] s

where P is an N X N permutation matrix (a matrix that is all zeros except for exactly one entry
in each row and each column which is one) and 1 is an N x 1 vector of ones.

Problem 13.7 Consider the simple GNN layer:

Hi11 = GraphLayer[Hy, A]
. T Hy,
]

where H is a D x N matrix containing the N node embeddings in its columns, A is the N x N
adjacency matrix, B is the bias vector, and €2 is the weight matrix. Show that this layer is
equivariant to permutations of the node order so that:

GraphLayer[H},, A]P = GraphLayer[H,P,PT AP,

where P is an N x N permutation matrix.

Answer
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- B [ T H,P
GraphLayer[H;P,P" AP| = a_'Bkl + |:H,CPPTAP:H

_ T H,P
_afparen 2R

_ P H,P
e

[ H
= al|B1"+q, {H;:AHP

= GraphLayer[Hy, A|P

Problem 13.8 What is the degree matrix D for each graph in figure 13.14 in the book?

Problem 13.9 The authors of GraphSAGE propose a pooling method in which the node embed-
ding is averaged together with its neighbors so that:

1
agg[n]—ilﬂne[n]l h,+ > hy

mene(n)

Show how this operation can be computed simultaneously for all node embeddings in the D x N
embedding matrix H using linear algebra. You will need to use both the adjacency matrix A
and the degree matrix D.

Problem 13.10 Devise a graph attention mechanism based on dot-product self-attention and
draw its mechanism in the style of figure 13.12 in the book.

Answer

This is pictured in figure 13.3.

Problem 13.11 Draw the edge graph associated with the graph in figure 13.15a in the book.

Answer
See figure 13.4a.

Problem 13.12 Draw the node graph corresponding to the edge graph in figure 13.15b in the
book.

Copyright (©2023 Simon Prince.



50 13 Graph neural networks

Queries, :
Q=p81"+x [—"
N N N

Attention,
Softmask [K7Q, A+I]

Input, X Keys, Output,
K=p3,17 + ;X V - Softmask [KTQ, A +1]
N

Values,
v=3,1"+0,X Dot product graph-attention

Figure 13.3 Answer to problem 13.10.

Figure 13.4 a) Answer to problem 13.12.b) Answer to problem 13.13.

Answer
See figure 13.4b.

Problem 13.13 For a general undirected graph, describe how the adjacency matrix of the node
graph relates to the adjacency matrix of the corresponding edge graph.

Problem 13.14 Design a layer that updates a node embedding h, based on its neighboring node

embeddings {h. }menejn) and neighboring edge embeddings {€m }meneen). You should consider
the possibility that the edge embeddings are not the same size as the node embeddings.

Answer

Hp = a[ﬁle + Q:H(A+]I) + &, E.N|,
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where the matrix ® € RWIXIEI contains parameters for the edges E contains the edge
embeddings and N is a matrix that contains the indices of the edges that connect to
node k in it’s k" column.
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13 Graph neural networks
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Chapter 14

Unsupervised learning
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14 Unsupervised learning
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Chapter 15

Generative Adversarial Networks

Problem 15.1 What will the loss be in equation 15.9 when Pr(x*) = Pr(x)?

Problem 15.2 Write an equation relating the loss L in equation 15.8 to the Jensen-Shannon
distance Djg [Pr(x")|| Pr(x)] in equation 15.9.

Answer

Dys|Pr(x*) || P'r‘(x)} - —%L—log[?].

Problem 15.3 Consider computing the earth mover’s distance using linear programming in the
primal form. The discrete distributions Pr(z = i) and ¢(z = j) are defined on x = 1,2, 3,4 and
b = [Pr(z=1), Pr(z=2), Pr(z=3), Pr(z=4),q(z=1),q(x=2),q(x=3),q(x=4)]".

Write out the contents of the 8x16 matrix A. You may assume that the contents of P has been
vectorized into p column-first.

Problem 15.4 Calculate (i) the KL divergence, (ii) the reverse KL divergence,(iii) the Jensen-
Shannon divergence, and (iv) the Wasserstein distance between the distributions:

0 z2<0
Pr(z)=<1 0<z<1,
0 z>1
and
0 z<a
Pr(z)=<1 a<z<a+1.
0 z>a
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15 Generative Adversarial Networks

for the range a € [—3,3]. To get a formula for the Wasserstein distance for this special case,
consider the total “earth” (i.e., probability mass) that must be moved and multiply this by the
squared distance it must move.

Answer

e The KL divergence is zero when a = 0 and infinite otherwise.

The reverse KL divergence is zero when a = 0 and infinite otherwise.

The Jenson-Shannon divergence is log 2 when a < —1 or a > 1 and takes the value
|a|log[2] otherwise

e The Wasserstein distance is |al

Problem 15.5 The KL distance and Wasserstein distances between univariate Gaussian distri-
butions are given by:

of 4 (1 — p2)®

2 1
202 2’

di; = log L;] +

and

dw = (p1 — p2)® + 01 + 02 — 2y/7102,

respectively. Plot these distances as a function of u1 — pe for the case when o1 = o9 = 1.

Problem 15.6 Consider a latent variable z with dimension 100. Consider truncating the values
of this variable to (i) 7 = 2.0, (ii) 7 = 1.0, (iii) 7 = 0.5, (iv) 7 = 0.04 standard deviations. What
proportion of the original probability distribution is truncated in each case?
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Chapter 16
Normalizing flows

Problem 16.1 Consider transforming a uniform base density defined on z € [0, 1] using the
function x = f[z] = 2. Find an expression for the transformed distribution Pr(z).

Problem 16.2 Consider transforming a standard normal distribution:

Pr(z) = L ex {_ZT
o p 5 |
with the function:
1
=flz] = ——M—.
v =flz] 1+ exp[—2]

Find an expression for the transformed distribution Pr(z).

Answer

Inverting the transformation gives:

z=1Io _r

— 08 1—az|
The derivative of the transformation is:

% B 1

or  x(1—uz)
So, we have:

| 2
1 —log [ﬁ} 1
Pr(z) = ex .
() Vor P 2 z(1—x)
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16 Normalizing flows

Problem 16.3 Write expressions for the Jacobian of the inverse mapping z = f~![x, ¢| and the
absolute determinant of that Jacobian in forms similar to equations 16.6 and 16.7.

Answer

The Jacobian of the inverse mapping can be expressed as:

Of '[x. @] _ Of '[fo. 1] Ofy '[f3, 0]  Ofily[fi, dic 1] Ofi [x dx]
ox - 6f2 8f3 o 8fK ox ’

and the determinant can either be computed as the product of the determinants in this
expression, or just the inverse of the original determinant:

‘afhl[xv 9] ‘ _ ‘afK[fK_l,qbK} H Of 1 [frc—2, Prc1]

T |Otalfy,
ox 8fK,1 8fK,2 o

71. of1[z, ¢,
of;

0z

Problem 16.4 Compute the inverse and the determinant of the following matrices by hand:

2 0 0 0 1 0 0 0
0 -5 0 0 2 4 0 0
B=1 o 1 0 L= 5 9 9
0 0 0 2 4 —2 —2 1

Problem 16.5 Consider a random variable z with mean g and covariance ¥ that is transformed
as x = Az + b. Show that the expected value of x is Ap + b and that the covariance of x is
AZAT.

Problem 16.6 Prove that if x = flz2] = Az + b and Pr(z) = Norm,[u,X], then Pr(x) =
Normy[Ap + b, AXAT] using the relation:

Pr(x) = Pr(z) - ‘a;—[zz] )

Answer
We have z = A~!(x — b).
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-1

Pr(x) = Pr(z)- ’5;[;]
= W exp [-0.5(z — p) Tz —p)] - AT
= m exp [-0.5(z — p) "2 (z — )]
- m exp [-0.5(A (x —b) — ) =N AT (x = b) — p)]
1

- TA—Tws—1A—-1

as required.

Problem 16.7 The Leaky ReLU is defined as:

0.1z 2 <0

LReLU[z] = { S0
z z>

Write an expression for the inverse of the leaky ReLU. Write an expression for the inverse
absolute determinant of the Jacobian |0f[z]/0z|~" for an elementwise transformation x = f[2]
of the multivariate variable z where:

flz] = [LReLU[zl}, LReLU[z], .. ., LReLU[zD}] ’

Problem 16.8 Consider applying the piecewise linear function f[h, ¢] defined in equation 16.12 in
the book for the domain b’ € [0, 1] elementwise to an input h = [h1, ha,...,hp]” so that f[h] =
[f[h1, @], f[he, @], ..., f[hp, @]]. What is the Jacobian Of[h]/0h? What is the determinant of the
Jacobian?

Problem 16.9 Consider constructing an element-wise flow based on a conical combination of
square root functions in equally spaced bins:

b—1
W =fh,¢] = VKb —b+ 1o+ Y /or,
k=1

where b = | Kh] + 1 is the bin that h falls into, and the parameters ¢, are positive and sum to
one. Consider the case where K =5 and ¢1 = 0.1, ¢2 = 0.2, p3 = 0.5, 04 = 0.1, ¢5 = 0.1. Draw
the function f[h, ¢]. Draw the inverse function f~'[A’, ¢].

Answer

The function is illustrated in figure 16.1. Inverse is just transposed figure.
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16 Normalizing flows

Figure 16.1 Answer to question 16.9.

Problem 16.10 Draw the structure of the Jacobian (i.e., indicating which elements are zero) for
the forward mapping of the residual flow in figure 16.8 for the cases where f[e, ¢,] and f2]e, ¢,]
are (i) a fully connected neural network, (ii) an elementwise flow.

Problem 16.11 Write out the expression for the KL divergence in equation 16.25. Why does
it not matter if we can only evaluate the probability g(x) up to a scaling factor k? Does the
network have to be invertible to minimize this loss function? Explain your reasoning.

Answer

L = Z log[q(f[z;, @])]

It doesn’t matter, since this will only add another additive log term of the form ), log[C]
where C' is the rescaling constant and thi does not depend on ¢.

No, it doesn’t have to be invertible — we generate the samples ourselves and so we know
the latent variables.
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Chapter 17

Variational autoencoders

Problem 17.1 How many parameters are needed to create a 1D mixture of Gaussians withn =5
components (equation 17.4 in the book)? State the possible range of values that each parameter
could take.

Problem 17.2 A function is concave if its second derivative is less than or equal to zero every-
where. Show that this is true for the function g[z] = log[z].

Problem 17.3 For convex functions, Jensen’s inequality works the other way around.

9[Ely]] < E[gly]].

A function is convex if its second derivative is non-negative everywhere. Show that the func-
tion g[z] = 2" is convex for arbitrary n € [1,2,3,...]. Use this result with Jensen’s inequality
to show that the square of the mean E[z] of a distribution Pr(xz) must be less than or equal to
its second moment E[z?].

Problem 17.4 Show that the ELBO as expressed in equation 17.18 can alternatively be de-
rived from the KL divergence between the variational distribution ¢(z|x) and the true posterior
distribution Pr(z|x, ¢):

_ q(z[x)
Dice [o(al)||Priaix. @)] = [ atalion | 51225 da
Start by using Bayes’s rule (equation 17.19).
Answer

Pr(x|¢)q(z]x)

Dgr|q(z[x)|[Pr(z|x, ‘75)} = /q(z|x) log {Pr(xz,qb)PT(Z)} o

[ atal) (1o 1Pr(xi6)] + 1o | 42| —tosiPrixia, 1)

log Pr(x|$) + Dicz [a(a}x) | Pr(z)] — B, [logl Pr(xz, 6]
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17 Variational autoencoders

The left-hand side is a distance and so it must be non-negative and hence we have:

E, [log Pr(x|z. ]|~ Dict |q(zlx)[| Pr(z)] = log[Pr(x|¢)~ D |q(zlx)|| Pr(zlx. ¢)]
< loglPr(x[g).

Problem 17.5 The reparameterization trick computes the derivative of an expectation of a
function f[x]:

0
9 rr®) [fl]],

with respect to the parameters ¢ of the distribution Pr(z|¢) that the expectation is over. Show
that this derivative can also be computed as:

syErrelle] = Erie [fm%log [Pr(xle)]
~ Zf[xi}%log[Pr(xi|¢)]].

=1

This method is known as the REINFORCE algorithm or score function estimator.

Problem 17.6 Why is it better to use spherical linear interpolation rather than regular linear
interpolation when moving between points in the latent space? Hint: consider figure 8.13.

Problem 17.7 Derive the EM algorithm for the 1D mixture of Gaussians algorithm with N
components. To do this, you need to (i) find an expression for the posterior distribution Pr(z|z)
over the latent variable z € {1,2,..., N} for a data point z and (ii) find an expression that
updates the evidence lower bound given the posterior distributions for all of the data points.
You will need to use Lagrange multipliers to ensure that the weights A1, ..., Ax of the Gaussians
sum to one.

Answer

See section 7.4 of my previous book.
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Chapter 18

Diffusion models

Problem 18.1 Show that if Cov[x¢—1] = I and we use the update:

XtZM'Xt—l‘F\/E'et»

then Cov[x:] = I, so the variance stays the same.
Problem 18.2 Consider the variable:

z=a-€1+b-eg,

where both €; and ez are drawn from independent standard normal distributions with mean
zero and unit variance. Show that:

Elz] = 0
2, 2
Var[z] = a° +5b7,

so we could equivalently compute z = v/a? + b? - € where € is also drawn from a standard normal
distribution.

Problem 18.3 Continue the process in equation 18.5 to show that:

723 = VA =PB3)1=F)1=p51) x4+V1—1=083)1-pB2)(1—p1)-¢€,

where € is a draw from a standard normal distribution.

Problem 18.4 Prove the relation:

Normy [Aw, B] o Normy [(ATB*A)*ATB*V, (ATB’IA)’l].
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Answer

Normy [Aw,B] = &;-exp[-0.5(v—Aw)" B~ (v — Aw)]
= K1-€xp [70.5 (vTBflv —2vIB1Aw + WTATB*IAW)]
= Kg-exp [—O 5 (—ZVTBflAw + WTATBflAw)}

where we have absorbed the first term into the constant ko in the last line. Now we
complete the square by adding a new term:

NOrmV [AW7B} = Ko - exXp [_0 5 ( 2VTB 1AW + WTATB 1AW)]
= k5-exp [-0.5 (VI BT'A(ATBT'A)ATB v — 2v' B! Aw + w' ATB ! Aw)]
= K 'eXP[ 0.5 (w — (ATB™'A)'ATB"'v)" (ATB'A) (w — (ATB'A) AT

— k4 Normy {(ATB*A)*ATBﬂm (ATB*A)*].

Problem 18.5 Prove the relation:
Normy[a, A]Normk[b,B] o Normy [(A_1 + B_l)_l(A_la + B_lb), (A_1 + B_l)_l] .

Answer
Normy[a, A]Normy[b, B] = ki -exp[-05(x—a)’A ! (x—a)— (x—b)"B ' (x—b))]
K1 -exp [— O5(x7aTA —a)— (x—b)"B7'(x—b))]
k1 -exp [-0.5 (xT (AT + B~ )x —2x(A'a+ B 'b)+a’A 'a+ b'B
= ko-exp[-05(x" (A7 + B )x —2x(A 'a+ B 'b))]

where we have absorbed the last two tewrms into the constant ko in the last line. Now
we complete the square by adding a new term:

Normy[a, A]Normy[b,B] =
= ko -exp [-05 (x"(A7'+ B )x —2x(A"'a+ B 'b))]
=r3-exp [-05 (x" (A" + B )x—2x(A'a+ B 'b) +x" (A" + B7)" (A 'a+ B 'b))]
= kg - exp [—0.5 (x— (A" +B ) (A 'a+B b)) (A +B ) (x— (A +B ) (A la

= 4 Notmy [(A™1 +B~) (A" 'a+ B'b), (A + B7)~]
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Problem 18.6 Derive equation 18.15.

Answer

N
VI—F U 1- 5,

I} Norm,, , [‘/at_l X, (1 —ay_1)I

q(zi—1|z¢,x) Normztl{

Using the result from the previous question, the variance of the product distribution is:

-1
E/ — (1_Bt+ 1 ) 1

170&,5 1

_ (15t 1—oy— 1)+5t) I
5t1—04t 1)
_ (1 Bt — g1+ Brag— 1+ﬁt> I
Be(1 — 1)
_ (1—Oét 1+ Brag— 1)_11
B ﬂ 1—a- 1)
_ (1—0% 1+ Brag— 1>_1I
B Be(1 — 1)
(1 (1—ﬂt Qg — 1) II
Be(1 — 1)
11—y 711
( Bt 1—Oét 1 )
Bl =y 1)
1— oy

The mean is given by:

yo= ﬁt(l_at—l)( 1-5 _— 1 x)
-y BVT—B  1—ou

(1— 1) Vair—1pt
= —_— 1 — ~ -
1—0{15 ( /BtZt+ 1—Oét %

which gives:

].*Oét — Qi ].*Oét

oo f) = Nomm,_, [ 0t) Ty ST B0 )]

as required.
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Problem 18.7 Derive the third line of equation 18.25 from the second line.

Answer
r Pr(zi—1|zt, @)
~ I I i it bl 2 74 d
ELBO[, 1] ~ [ q(zl___T|x>(og[Pr<x|zl,¢1>]+; og | Primsm ) ) oy
~ /q(zll_ﬂx) log [Pr(x|z1, ¢1)] dzl,,_T—F/ z1..7|x) Zlog [CM} dz, 1

Expanding the first term, we have:

/q(zl__4T|x) log [Pr(x|z1,¢4)]dz1.7 = /Q(Z1|X) log [Pr(x|z1, ¢,)] dz,

= Eqer o [lo5 [Pr(xlzr. 6,)].

where we have marginalized over all the variables except z; in the first line and then
written the result as an expectation.
Expanding the second term, we have:

/ 7z |X i Zt I‘Ztazﬁt) dZ
1..T Zt 1|Zt, ) 1..T

t=2
Z/ z1..7|x)log [<Zt 121, 1) ]dzl...T
(Zf,—1|Zt, )

~

T
P
= // (Z¢—1,2¢|x) log[ (- 1zt’¢t)} dz;_1dz,
—2 q(2z—1]2¢, %)
- Pr(zi_1|z:, 6,)
= // (zs_1|2¢]%)q( ztx)log[ T T }dztldzt
q(z¢—1]2¢, %)

Pr(zi—1|z¢, d,)
;/q(zt|x)/q(zt_1|zt|x) log [W} dz;_1dz,

T
= [ atax)Dice o611 00| Preifan, 6|z
t=2

T
= Z]Eq(zt\x) {DKL {Q(Zt—ﬂzt,X)HPT(Zt—ﬂZn ¢’t)H
t=2

where we have marginalized over all irrelevant terms z, betwen the second and third
times, and factored the remaining joint distribution using the conditional probability
rule between the third and fourth lines.
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Problem 18.8 The KL-divergence between two normal distributions in D dimensions with means
a and b and covariance matrices A and B is given by:

Dkr [Normw[a, A]||Normy [b, B]] = % (tr [B'A] —d+ (a— b)"B~(a — b) + log {%}) .

Substitute the definitions from equation 18.27 into this expression and show that the only term
that depends on the parameters ¢ is the first term from equation 18.28.

Answer

We start with:

PT(Zt—l |Zt7 ¢f) = NOI‘IIlztil |:ft [Ztv ¢t]a UfQI:|
1— oy NGTE 1—ay_
q(z¢—1|ze,x) = Normg, , 7( 1) MZt + ! 1ﬂtx, Bl e 1)I
1-— Qg 1-— it 1-— (673

We denote:

a — (1*at—1)mzt+\/at—1ﬁtx

1—0{,5 1—at
A = 675(1_0&71)1

I*Oét
b = fi[z, ¢
B = oL

It’s clear that only the quadratic term will remain so:

DKL[Q(Zt71|Zt,X)‘|P7“(Zt71\zt»¢t)} =

Lt T Y )
— (g

@ 1—Oét

2
+C,

where C' is a constant, as required.

Problem 18.9 If a; = thl 1 — B, then show that:

E]

e :\/17,8t.

at—1
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Answer

Problem 18.10 If oy = [[:_, 1 — 3, then show that:

- )A=P)+ B _ 1

(11— )15 \/1_61‘.

Answer

- ) =B)+8 _ 1=Bi-—aa(1-F)+0
(1_at)\/1_6t (1—0&)@
1- at,l(l - Bt)
(1 - at)vl - B
1 — Ot
(1 - Oét)\/ 1-5
1

VI=5

Problem 18.11 Prove equation 18.37.

Answer

We start with:

—_

X = Tzt — T €1

_ B1
\/1—51Z1 vl—alvl—ﬁlgl
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VI—a1
Jar

5
—_ =

fl[Zl,QSﬂ [Z17¢1]'



T L = 1 5, )
ﬁ’xzf 1[z11,¢ﬂH = ﬁ \/oTl'Zli Jar .ezlfﬁzﬁrmmgl[zl,qﬁl]u
I A ek - WS S By
20— " VI-B Y VI-B L VI-avIoB
_ Yy ovimae B 2 WHQ
Tl TV N T T aT oo
= 53— - “ €1+ b gl[th&l]HQ
202 T VT—aivI= 5 T—aI—5
[ | Bl . 61 2
a7 v R e R
_ b Sl B 51 o 2
= e -

as required.

Problem 18.12 Classifier-free guidance allows us to create more stereotyped “canonical” images
of a given class. When we described transformer decoders, generative adversarial networks, and
the GLOW algorithm, we also discussed methods to reduce the amount of variation and produce
more stereotyped outputs. What were these? Do you think it’s inevitable that we should limit
the output of generative models in this way?
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Chapter 19

Reinforcement learning

Problem 19.1 Figure 19.18 in the book shows a single trajectory through the example MDP.
Calculate the return for each step in the trajectory given that the discount factor ~ is 0.9.

Problem 19.2 Prove the policy improvement theorem. Consider changing from policy 7 to policy
7', where for state s; the new policy 7" chooses the action that maximizes the expected return:

7' [as]s] = argmax {r[st, at] + - E Pr(st+1]st, as)v[se41|m] |-
at
St41

and for all other states the policies are the same. Show that the value v[s¢|7] for the original
policy must be less than or equal to v[s:|n'] = ¢[s¢, 7r'[a|st]|ﬂ for the new policy:

d

= En [?‘t+1 +7- U[5t+1|7f]]~

IN

v[s¢|m]

q [5t7 ' [a|s¢]

Hint: Start by writing the term v[s;41|7] in terms of the new policy.
Answer
The policy improvement theorem states that if choosing the first step from a different
policy 7’ and then continuing with the policy m improves over just following the policy
I

q{s,ﬂ’[a|s]‘ﬂ'} > vls|m]
then the policy 7’ is as good or better than the policy 7.

v[s|n’] > v[s|7]

This is easily proved:
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d

= Ep|repr+- ’U[5t+1\7r]]

vlsdr] < s mladsd

< Ex|rig1 +’7'q[8t+177Tl[at+18t+1]‘7TH

= Ep|rig +v-Ex [Tt+2 +- ’U[St+27T]H

= Eu|rep1+7 Teg2 + 97 'U[3t+2|ﬂ]}

IN

B [Teg1 + 7 Teg2 +7° - q{stﬂy W’[at+2|5t+2]‘7TH

IA
&=
:‘\

i1+ T2+ '727”t+3 + ’YSTt+4 +.. :|

= s

Problem 19.3 Show that when the values of state and policy are initialized as in figure 19.10a,
they become those in figure 19.10b after two iterations of (i) policy evaluation (in which all
states are updated based on their current values and then replace the previous ones) and (ii)
policy improvement. The state transition allots half the probability to the direction the policy
indicates and divides the remaining probability equally between the other valid actions. The
reward function returns -2 regardless of the action when the penguin leaves a hole. The reward
function returns +3 regardless of the action when the penguin leaves the fish tile, and the episode
ends, so the fish tile has a value of +3.

Problem 19.4 The Boltzmann policy strikes a balance between exploration and exploitation by
basing the action probabilities 7[a|s] on the current state-action reward function g¢(s, a:

explgls, al/7]

> explgls, a’l/T]’

Explain how the temperature parameter 7 can be varied to prioritize exploration or exploitation.

mwlals] =

Problem 19.5 When the learning rate « is one, the Q-Learning update is given by:

flq[s, a]] = rla,s] + v - max [als, a]].
Show that this is a contraction mapping (equation 16.30), so that:
Vi, qe.

Hf[ql Is,al] - flasls, als,al — qals,al

< ‘

’ oo [ee]

Copyright (©2023 Simon Prince.



73

v[s1] = 0.0+ 0.9(0.00 x 0.0 4 0.50 x 0.0 4+ 0.50 x 0.0 4 0.00 x 0.0) = 0.0
v[sa)] 0.0 4 0.9(0.00 x 0.0 + 0.25 x 0.0 + 0.25 x 0.0 + 0.50 x 0.0) = 0.0

v[sz] = 0.0+ 0.9(0.00 x 0.0+ 0.25 x 0.0 + 0.50 x 0.0 4 0.25 x 0.0) = 0.0
v[sa] = 0.0+ 0.9(0.00 x 0.0 + 0.00 x 0.0 + 0.50 x 0.0 + 0.50 x 0.0) = 0.0
v[ss] = 0.0+ 0.9(0.25 x 0.0 4+ 0.25 x 0.0 + 0.50 x 0.0 + 0.00 x 0.0) = 0.0
v[sg] = 0.0+ 0.9(0.17 x 0.0 4+ 0.17 x 0.0 + 0.50 x 0.0 4+ 0.17 x 0.0) = 0.0
v[s7] = 0.0+ 0.9(0.17 x 0.0 4+ 0.17 x 0.0 + 0.17 x 0.0 + 0.50 x 0.0) = 0.0
v[sg] = 0.0+ 0.9(0.50 x 0.0 4 0.00 x 0.0 + 0.25 x 0.0 + 0.25 x 0.0) = 0.0
v[se] = 0.0+ 0.9(0.50 x 0.0 4+ 0.25 x 0.0 4+ 0.25 x 0.0 + 0.00 x 0.0) = 0.0
v[si0] = —2.0+0.9(0.50 x 0.0+ 0.17 x 0.0 + 0.17 x 0.0 4+ 0.17 x 0.0) = —2.0
vs11] = —2.0+0.9(0.50 x 0.0+ 0.17 x 0.0 + 0.17 x 0.0 + 0.17 x 0.0) = —2.0
v[s12] = 0.0+ 0.9(0.50 x 0.0 4 0.00 x 0.0 4+ 0.25 x 0.0 4 0.25 x 0.0) = 0.0
v[sis] = 0.0+ 0.9(0.50 x 0.0 + 0.50 x 0.0 + 0.00 x 0.0 + 0.00 x 0.0) = 0.0
v[s14] = 0.0+ 0.9(0.25 x 0.0 4+ 0.25 x 0.0 + 0.00 x 0.0 + 0.50 x 0.0) = 0.0
v[s15] = —2.0+0.9(0.25 x 0.0 + 0.25 x 0.0 4+ 0.00 x 0.0 + 0.50 x 0.0) = —2.0
v[sig] = 3.0
v[s1] = 0.0+ 0.9(0.00 x 0.0+ 0.50 x 0.0+ 0.50 x 0.0+ 0.00 x 0.0) = 0.00
v[ss] = 0.0+ 0.9(0.00 x 0.0 + 0.25 x 0.0 + 0.25 x 0.0 + 0.50 x 0.0) = 0.00
vl[szg] = 0.0+ 0.9(0.00 x 0.0 + 0.25 x 0.0 + 0.50 x 0.0 + 0.25 x 0.0) = 0.00
v[s4] = 0.0+ 0.9(0.00 x 0.0 + 0.00 x 0.0 + 0.50 x 0.0 + 0.50 x 0.0) = 0.00
v[ss] = 0.0+ 0.9(0.25 x 0.0 + 0.25 x 0.0 + 0.50 x 0.0 + 0.00 x 0.0) = 0.00

v[se) 0.0+ 0.9((1/6) x 0.0 + (1/6) x 0.0 + (1/6) x —2.0 + 0.50 x 0.0) = —0.3
v[s7] = 0.0+ 0.9((1/6) x 0.0+ (1/6) x 0.0 + (1/6) x —2.0 + 0.50 x 0.0) = —0.3

v[ss] = 0.0+ 0.9(0.50 x 0.0 4 0.00 x 0.0 4 0.25 x 0.0 4 0.25 x 0.0) = 0.00
vl[sg] = 0.0+ 0.9(0.50 x 0.0 + 0.25 x —2.0 + 0.25 x 0.0 + 0.00 x 0.0) = 0.45
v[si0) = —2.0+0.9(0.50 x 0.0 + (1/6) x —2.0 + (1/6) x 0.0 + (1/6) x 0.0) = —2.3
v[si] = —2.0+0.9(0.50 x 0.0 + (1/6) x 0.0 + (1/6) x —2.0 + (1/6) x —2.0) = —2.6
v[s12] = 0.0+ 0.9(0.25 x 0.0 + 0.00 x 0.0 + 0.50 x 3.0 + 0.25 x —2.0) = 0.90
v[s13] = 0.0+ 0.9(0.50 x 0.0 + 0.50 x 0.0 + 0.00 x 0.0 + 0.00 x 0.0) = 0.00
| v[s14] = 0.0+ 0.9(0.25 x —2.0 + 0.25 x —2.0 + 0.00 x 0.0 + 0.50 x 0.0) = 0.90
vls1s] = —2.0+0.9(0.25 x —2.0 + 0.50 x 3.0 + 0.00 x 0.0 + 0.25 x 0.0) = —1.10
dv[s16] = 3.0

Figure 19.1 Answer to problem 19.3.

where ||®||oc represents the £o, norm. It follows that a fixed point will exist by Banach’s theorem
and that the updates will eventually converge.

Answer
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19 Reinforcement learning

sl = gl rlas] + - max[ay s} o]

—r[a, 8] — 7 - mgx[%[s/z’a]]Hoo

= Hv ~max(q, [s}, a]] —v- mgX[qz[Sé,a]]H
oo

= 7| |max[a; [}, al] —mgLX[qQ[S’ma]]H

IN
2

a5 sl |
o0

IA
2

max[q, [5, a]—qg[s, al] ‘ L

= 7||als, a]—ay[s, a]

We move from line 3 to line four by noting that line 4 is less constrained than line 3 and
similarly between lines 4 and 5. The max operator disappears since the £°° norm takes
the maximum anyway.

o0

IN

q: [S’a]_(h[sva]

o0

Problem 19.6 Show that:

0
E, %log[Pr(‘rw)]b =0,

and so adding a baseline update doesn’t change the expected policy gradient update.

Problem 19.7 Suppose that we want to estimate a quantity E[a] from samples a1,a2...a;.
Consider that we also have paired samples b1, b2 ...b; that are samples that co-vary with a
where E[b] = . We define a new variable:

a =a—c(b— up)

Show that Var[a'] < Var[a] when the constant ¢ is chosen judiciously. Find an expression for
the optimal value of c.

Answer
Start by computing an expession for the mean of a’:
Ela'] = E[a] — E[e(b — )] = Elal.
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Then compute an expression for the variance of a’:

&=

Var[a'] [a?] — E[a]?
= El(a—c(b— m))*] - E[a]?
E[a®] + E[¢*(b — m)*] — 2E[a - (b — )] — E[a]?
Var[a] + 2E[(b — up)?] — 2¢E[a - (b — )]
= Var[a] + ¢*Var[b] — 2cCovar]a, b).

We want this to be minimized so we take the derivative with respect to ¢ and set to zero
to get:

o Covarla, b]
~ Var[h)

If we substitute this into the last line of the expression for E[a’] and simplify, we get:

Varla'] = Varla] — W — (1 — p2,,)Varld],

where 0 < p, 5 <1 is the correlation coefficient which is defined as:

_ Covar[a, b]
fasb Var[a] Var[b] .

Consequently, 1 — piﬁb must be less than one and the variance is reduced.

Problem 19.8 The estimate of the gradient in equation 19.34 can be written as:

E, [gl0](r(rd] - b))
where

L 9log[Pr(at|st, 0)]]

gl =>" 50 ;

t=1

and

rlry = Z Tk.

Show that the value of b that minimizes the variance of the gradient estimate is given by:

Elg[r]*]r[7]

b= TRl
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19 Reinforcement learning
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Chapter 20

Why does deep learning work?
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20 Why does deep learning work?
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Chapter 21

Deep learning and ethics?

(Answers intentionally missing!)
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